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(57)Abstract: 

PURPOSE: To accurately decide the providing ratio of funds 
for a port folio by designating a port folio constituting brand 
and estimating distribution convarience between these port 
folio constituting brands based on the price trend of a stock 
price model and the stock market. 

CONSTITUTION: N pieces of brands constituting the port 
folio are designated in processing 1 . The distribution 
convarience of a stock price profit rate between the individual 
bills constituting the port folio is estimated in processing 2. In 
processing 3, distribution 5p of the port folio estimated in the 
processing 2 is calculated by the formula (defining the 
convarience of brands (i) and (j) as 5ij, defining the 
distribution of the brand (i) as 8ii and defining the distribution 
convarience adding both of them as 5ij.) Then, the distribution 
is rrunimized by using the non-linear optimizing method and 
an investiment ratio ci to individual bills is decided. 
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